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7 Systemic Risk Report—FR Y-15

Report at the close of business as of the last calendar day of the quarter.

This Report is required by law: Section 5 of the Bank Holding
Company Act of 1956; section 10(b) of the Homeowners' Loan
Act; and section 8 of the International Banking Act of 1978.

The Federal Reserve may not conduct or sponsor, and an
organization (or a person) is not required to respond to, a
collection of information unless it displays a currently valid OMB
control number.

NOTE: Each banking organization's board of directors and senior
management are responsible for establishing and maintaining an
effective system of internal control, including controls over the
Systemic Risk Report. The Systemic Risk Report is to be prepared in
accordance with instructions provided by the Federal Reserve System.
The Systemic Risk Report must be signed and attested by the Chief
Financial Officer (CFO) of the reporting banking organization (or by
the individual performing this equivalent function). For foreign bank-
ing organizations, the Systemic Risk Report must be signed and
attested by an authorized officer of the foreign banking organization.

I, the undersigned CFO (or equivalent/authorized officer) of the
named banking organization, attest that the Systemic Risk Report
(including the supporting schedules) for this report date has been
prepared in conformance with the instructions issued by the
Federal Reserve System and is true and correct to the best of my
knowledge and belief.

John R Shrewsberry

Date of Report: June 30, 2020
Month / Day / Year (RISK 9999)

WELLS FARGO & COMPANY

Printed Name of Chief Financial Officer (or Equivalent/Authorized Officer) (RISK C490)

Legal Title of Holding Company or Foreign Banking Organization (RSSD 9017)
420 MONTGOMERY STREET

Signature of Chief Financial Officer (or Equivalent/Authorized Officer) (RISK H321)

07/20/2020

(Mailing Address of the Holding Company or Foreign Banking Organization)
Street / PO Box (RSSD 9028)

SAN FRANCISCO CA 94104

Date of Signature (MM/DD/YYYY) (RISK J196)

City (RSSD 9130) State (RSSD 9200)  Zip Code (RSSD 9220)

Person to whom questions about this report should be directed:

Rachel Hunt, Ext Financial Reporting Lead Consultant

Name / Title (RISK 8901)
980-260-6553

Area Code / Phone Number (RISK 8902)
980-260-7991

Area Code / FAX Number (RISK 9116)
Rachel.Hunt2@wellsfargo.com

E-mail Address of Contact (RISK 4086)

Banking organizations must maintain in their files a manually signed and attested printout of the data submitted.

The ongoing public reporting burden for this information collection is estimated to average 405 hours per response, including time to gather and maintain data in the required form and to
review instructions and complete the information collection. Comments regarding this burden estimate or any other aspect of this information collection, including suggestions for reducing
the burden, may be sent to Secretary, Board of Governors of the Federal Reserve System, 20th and C Streets, NW, Washington, DC 20551, and to the Office of Management and Budget,

Paperwork Reduction Project (7100-0352), Washington, DC 20503.
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Schedule A—Size Indicator
U.S. Dollar Amounts in Thousands |RISK Amount
Total Exposures
1. Derivative exposures:
a. Current exposure Of derivative CONIACES ..........ouiiiii e M337 30201000 la.
b. Potential future exposure (PFE) of derivative CONtracts ............ccvuieviiiiiiiiiiieeeee M339 36298000 1.b.
C. Gross-up for derivatives COllateral........ .. ... Y822 11336000 l.c.
d. Effective notional amount of written credit derivatives ... M340 20877000 1.d.
e. Cash variation margin included as an on-balance sheet receivable ...................cocon, Y823 0 le.
f. Exempted central counterparty legs of client-cleared transactions included in items 1(a) and 1(b)......... Y824 0 1f.
g. Effective notional amount offsets and PFE adjustments for sold credit protection..................... Y825 1939000 1.g.
h. Total derivative exposures (sum of items 1.a. through 1.d, minus the sum of
IEEMS 1.8 throUQGN L.g) .. et e Y826 96773000 1.h.
2. Securities financing transaction (SFT) exposures:
= T €] (o1 ] o - T S PP PP M334 89776000 2.a.
b. Counterparty credit risk eXposure for SFTS ... N507 3604000 2.b.
c. SFT indemnification and other agent-related eXPOSUIeS ..........oviiiiiiiiiiiiiieeee e, Y827 0 2.c.
d. Gross value of offsetting cash payables........ ... Y828 15157000 2.d.
e. Total SFT exposures (sum of items 2.a through 2.c, minus item 2.d) ..., Y829 78223000 2.e.
3. Other on-balance sheet exposures:
a. Other 0N-balance SNEEL @SSELS ......c.uii it Y830 1851982000 3.a.
D. REGUIAIOIY @0JUSTMENES. ... ettt e ettt e aeaas M349 247351000 3.b.
4. Other off-balance sheet exposures:
a. Gross notional amount of items subject to a 0% credit conversion factor (CCF) ...................... M342 225912961 4.a.
b. Gross notional amount of items subject t0 8 20% CCF..........ccuiiuiiiiiiii e M718 24283702 4.b.
c. Gross notional amount of items subject t0 @ 50% CCF.........ciiiiiiiiie e M346 310789551 4.c.
d. Gross notional amount of items subject t0 @ 100% CCF .........coiuiiiiiiiiie e M347 67922413 4.d.
e. Credit exposure equivalent of other off-balance sheet items (sum of 0.1 times item 4.a,
0.2 times item 4.b, 0.5 times item 4.c,and item 4.d) ...t Y831 250765225 4.e.
5. Total exposures prior to regulatory deductions (sum of items 1.h, 2.e, 3.a,and 4.€) .................... Y832 2277743225 5.
0=No | RISK
6. Does item 5 represent an average value over the reporting period? (Enter "1" for Yes; enter "0" for No.) ... |1=Yes|FC52| 1 | 6.
Memoranda
U.S. Dollar Amounts in Thousands |RISK Amount
1. Securities received as collateral in securities [eNding .............coviiiiiii M335 0| M.1.
2. Cash collateral received in conduit securities lending transactions...............cccoooviviviviiivieieeenns M336 0| M2
3. Credit derivatives sold net of related credit protection bought ............cccociiiiiiiiiiiiiiie M341 12937512 | M.3.
4. Total CONSONAAtEA ASSELS. .. . ettt 2170 1944953000 | M.4.
5. Total off-balance sheet exposures (item 5 mMiNUS M.4.) ... . i Kwo1 332790225 | M.5.
6. Total NONDANK ASSELS. . ... e e ettt ettt aans KY47 218622000 | M.6.
Schedule B—Interconnectedness Indicators
U.S. Dollar Amounts in Thousands RISK| Amount
Intra-Financial System Assets
1. Funds deposited with or lent to other financial iNStitUtioNS ........ ..., M351 73354360 1.
a. Certificates Of dEPOSIt ... .. e M355 1089565 la.
2. Unused portion of committed lines extended to other financial institutions .......................o.oee. J458 49280256 2.
3. Holdings of securities issued by other financial institutions:
A SECUrEd EDt SECUMIES ... .. eiie ettt et e e M352 17925 3.a.
b. Senior unsecured debt SECUNLIES ..........iieiii e M353 2586961 3.b.
C. SubOrdinated dEDEt SECUNLIES ... ...uieuietet it M354 1344244 3.c.
(o B Oo 10011 T (o - I = o =Y PSPPI M345 1168529 3.d.
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Schedule B—Continued
U.S. Dollar Amounts in Thousands |RISK | Amount
Intra-Financial System Assets—Continued
€. EQUILY SECUITIES .. et ee ittt ettt et e e e et et et et e e ettt e e e e eaeaenaans M356 10818886 3.e.
f. Offsetting short positions in relation to the specific equity securities included in item 3.e............. M357 2148758 3.f.
4. Net positive current exposure of securities financing transactions (SFTs) with other financial institutions .. M358 3515903 4.
5. Over-the-counter (OTC) derivative contracts with other financial institutions that have a net positive
fair value:
A. NEt POSILIVE FAIF VAIUE . ..ie e e e e e e e e e e nenes M359 3133793 5.a.
D. Potential fUtUre EXPOSUIE .. ... .. e e eeens M360 7736173 5.b.
6. Total intra-financial system assets (sum of items 1, 2 through 3.e, 4, 5.a, and 5.b, minus item 3.f) ... [M362 150808272 6.
Intra-Financial System Liabilities
7. Deposits due to other financial institutions:
a. Deposits due to depoSitory INSHIULIONS. . ... ... v e e s M363 58343864 7.a.
b. Deposits due to non-depository financial INStItUtIONS ... . ..o M364 90243179 7.b.
8. Borrowings obtained from other financial INSttULIONS. ... ... oo Y833 1500976 8.
9. Unused portion of committed lines obtained from other financial institutions................................. M365 50367 9.
10. Net negative current exposure of SFTs with other financial institutions ................c.cccin. M366 1009872 10.
11. OTC derivative contracts with other financial institutions that have a net negative fair value:
a. Net negatiVe fair VAU . ... o e M367 2960979 1l.a.
D. Potential fUtUre EXPOSUIE .. ... .. et eeaens M368 10620199 11.b.
12. Total intra-financial system liabilities (sum of items 7.a through 11.b) ...t M370 164729436 12.
Securities Outstanding
13. SeCUred deDt SECUIMIES ... . .eeit ettt ettt et et e e e e e e e M371 272734 13.
14. Senior UNSeCUred debt SECUIMTIES ... .. . ettt ees M372 180199195 14.
15. Subordinated debt SECUILIES .........uuiii e M373 39632000 15.
T 1003 0 =T (ot =T =T o L= 2309 0 16.
17. Certificates Of EPOSIL. .. ..o e et aas M374 82253071 17.
RS @] a1 To] o T =To [ U1 1Y PPN M375 105460700 18.
19. Preferred shares and other forms of subordinated funding not captured initem 15....................... N509 19985860 19.
20. Total securities outstanding (sum of items 13 through 19)..........ccoviviiiiiiiiii e M376 427803560 20.
Memoranda
U.S. Dollar Amounts in Thousands |RISK Amount
1. Standby letters of credit extended to other financial iNStitULtIONS ...........ccooiiiiiiii Y834 15859782 | M.1.
Schedule C—Substitutability Indicators
U.S. Dollar Amounts in Thousands |RISK Amount
Payments Activity
1. Payments made in the last four quarters:
a. AUSEralian dollars (AUD) ...........iieeie e e M377 28756302 l.a.
D. Brazilian real (BRL) ......uiueiiieet et e e e e e e e e e e e e e e M378 0 1.h.
C. Canadian dollars (CAD) .........oiiueiiii et e et M379 197709888 l.c.
0. SWISS frANCS (CHE) vttt e e e ettt e e M380 30264727 1.d.
€. CNINESE YUAN (CNY) .1t ititiiiiiie ettt ettt e ettt ettt e e e e et e e e e e et e e e et e e e eanee M381 20351816 le.
FUEUFOS (EURY) L.t M382 1088347811 1f
0. British POUNAS (GBP) ...iiiiii e e e M383 297943679 1l.g.
h. HONg Kong dollars (HKD) ........iiiii e e e e e M384 15635759 1.h.
1 INAIAN TUPEE (INR). ..ttt ettt et enas M385 2843022 1.i.
o JAPANESE YN (JPY ) Lottt M386 131795257 1.
K. MeXiCan PESOS (IMXIN) ...ttt et e et ettt Y835 69813713 1.k.
| SWediSh Krona (SEK)......cuiieii e M387 8587141 1.l
M. United States dOlars (USD) ......cuiuiriiiiiii e M388| 49469071270 1.m.
2. Payments activity (sum of items L.athrough 1.m) ......ooiiiiiiiii e M390| 51361120385 2.
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Schedule C—cContinued
U.S. Dollar Amounts in Thousands |RISK | Amount
Assets Under Custody
3. Assets held as a custodian on behalf of CUSIOMErS. ... ..ot e M405| 3305430698 3.
Underwritten Transactions in Debt and Equity Markets
4. EQUity UNAEIWITtING ACHIVITY .. ... ettt e e eeaens M406 10428489 4.
5. Debt UNAEIWIItING ACHIVITY .. ... et e eaens M407 257021366 5.
6. Total underwriting activity (SUmM of itemMS 4 and 5) ..ot M408 267449855 6.
Memoranda
U.S. Dollar Amounts in Thousands |RISK Amount
1. New Zealand dollars (NZD)........ociiiiiiie e e e e e e et a e aaaas Y836 5947461 | M.1.
2. RUSSIAN TUBIES (RUB) ... e e e e et a e Y837 3156568 | M.2.
3. Payments made in the last four quarters in all other Currencies .............coviiiiiiiiiiieeas M389 86734746 | M.3.
4. Unsecured settlement/clearing liNe€s provided ............couiiiiiii s M436 676580250 | M.4.
5. Securities traded in the last four quarters: M.5.
a. Securities issued by public SECIOr ENLILIES ... .iviiiei i KW46 5227136451 | M.5.a.
b. Other fixed INCOME SECUNLIES ....iuiiiit e Kw48 6957195296 | M.5.b.
(o I 1S3 (= To =T |01 = PP KW50 2198051396 | M.5.c.
0. OtNEI SECUNLIES ..ttt ettt et e e KW52 2826413733 | M.5.d.
6. Trading volume (sum of items M.5.a through M.5.d) .......cooiiiiiii e KY51| 17208796876 | M.6.
Schedule D—Complexity Indicators
U.S. Dollar Amounts in Thousands |RISK Amount
Notional Amount of Over-the-Counter (OTC) Derivative Contracts
1. OTC derivative contracts cleared through a central counterparty ............c.coooeoiiiiiiiiiiiiiieenes M409 9368638472 1.
2. OTC derivative contracts settled bilaterally .......... ..o M410 3073725586 2.
3. Total notional amount of OTC derivative contracts (sum of items 1 and 2)...........ccoeoiiiiiininans M411| 12442364058 3.
Trading and Available-for-Sale (AFS) Securities
o I = Lo Lo IS o b ] 11T PP M412 94483566 4.
LI AN S TS o U 111 P 1773 228899000 5.
6. Equity securities with readily determinable fair values not held for trading ..............ocooeviiiiiiienns JA22 6426000 6.
7. Total trading, AFS and equity securities with readily determinable fair values not held for trading
(SUM OF IEMS 4, 5, BN B) .. oevveeiee ettt e, M414| 329808566 7.
8. Trading, AFS and equity securities with readily determinable fair values not held for trading that
meet the definition of level 1 iqUid @SSEtS ........c.uiiuiiiiii e N510| 116117864 8.
9. Trading, AFS and equity securities with readily determinable fair values not held for trading that
meet the definition of level 2 liquid assets, with hairCuts ... N511| 104353270 9.
10. Total adjusted trading, AFS and equity securities with readily determinable fair values not held
for trading (item 7 minUS ItemMS 8 aNd ) ... ..ottt N255| 109337432 10.
Level 3 Assets
11. Assets valued for accounting purposes using Level 3 measurement inputs ............cocoeiiiiiiinannnn. G506| 20372000 11.
Memoranda
U.S. Dollar Amounts in Thousands | RISK Amount
1. Held-to-MatUrity SECUNLIES . ..v.ei ittt et e e e e e et e e e e aaaas 1754 169002000 | M.1.
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Schedule E—Cross-Jurisdictional Activity Indicators
U.S. Dollar Amounts in Thousands |RISK | Amount
Cross-Jurisdictional Claims
1. Foreign claims on an Utimate-risk DasiS...........c..vuuiiriiii e M422| 159427000 1.
Cross-Jurisdictional Liabilities
2. Foreign liabilities (excluding local liabilities in local CUreNCY) ........coovviiiiiiiiiii e, M423 90591154 2.
a. Any foreign liabilities to related offices included in item 2............cooiiiiiiiiiii s M424 21114016 2.a.
3. Local liabilities iN 10Cal CUITENCY ... ... e e e M425 4380768 3.
4. Total cross-jurisdictional liabilities (sum of items 2 and 3, minus item 2.a2) ..........cocovviiiiiiiiinennns M426 73857906 4.
5. Cross-jurisdictional activity (Sum of items 1 and 4) .....o.ouiniiiiii e KY49 233284906 5.
Memoranda
U.S. Dollar Amounts in Thousands |RISK Amount
1. Foreign derivative claims on an ultimate-risk basis .............c.ccoiviiiiiiiii e Kw54 4788000 | M.1.
2. Total cross-jurisdictional claims (sum of items L and M.1)........cooiiiiiii e KW55 164215000 | M.2.
3. Foreign derivative liabilities on an immediate-counterparty basiS...........c.cooiiiiiiiiiiiiieeaans KW56 3820775 | M.3.
4. Consolidated foreign liabilities on an immediate-counterparty basis excluding derivative liabilities .... |KW57 101563711 | M.4.
5. Total cross-jurisdictional liabilities, including derivatives (sum of items M.3and M.4) ..................... KY50 105384486 | M.5.
Schedule F—Ancillary Indicators
U.S. Dollar Amounts in Thousands RISK| Amount
Ancillary Indicators
L. T0tal HADIIES .. e 2948 1788644000 1.
b2 = - V1 I8 {8 o 11 o PP M427 875667079 2.
3. TOtAl GIrOSS FEVENUE .. ..t eeei ettt e e e ettt e et et et et et e e e e e e e e e e e e e e e e e aenaes M430 41183000 3.
I o v= U =T A (V=T o T 1 P M428 35847000 4.
LT o] (1T | T 1= A £=1Y/=T U= O M429 766000 5.
6. Gross value of cash provided and gross fair value of securities provided in securities financing
LU LIS T o] S (] ol ) I PRSPPI M432 179638741 6.
7. Gross value of cash received and gross fair value of securities received in SFTS............c.covvienns M433 176608793 7.
8. Gross positive fair value of over-the-counter (OTC) derivative CONtracts ..........c.covvviiiiiiiininannns M434 68088249 8.
9. Gross negative fair value of OTC derivative CONFAaCES ...........ouiiniriiii e M435 60990366 9.
Number in Single Units |RISK
OO\ 10T gl o =T o) 18T Yo o3 1T £ PR M437| 35| 10.

07/2020



Last Update: 20200826.151756

Schedule G—Short-Term Wholesale Funding Indicator

RSSDID: 1120754

FR Y-15
Page 6 of 14

(Column A) (Column B) (Column C) (Column D)
Remaining Maturity of Remaining Maturity of Remaining Maturity of Remaining Maturity of
30 Days or Less 31 to 90 Days 91 to 180 Days 181 to 365 Days
U.S. Dollar Amounts in Thousands RISK| Amount RISK| Amount RISK| Amount RISK| Amount
Short-term Wholesale Funding
1. First tier:
a. Funding secured by level 1 liquid aSSets..........cccovviviiiiniiiiiiienenne. Y838 51591312 | Y839 427817 Y840 59761 | Y841 5159 | 1.a.
b. Retail brokered deposits and SWEEPS .........c.oeviiiiiiiiiiiiiiiiceeens Y842 130251998 | Y843 5441200 | Y844 7274077 | Y845 12337696 | 1.b.
c. Unsecured wholesale funding obtained outside of the financial sector... | Y846 107262347 | Y847 2219148 | Y848 2414501 | Y849 2286218 | 1.c.
d. Firm short positions involving level 2B liquid assets or non-HQLA ........ Y850 6690645 | Y851 0 |Y852 0 |Y853 0] 1.d.
e. Total first tier short-term wholesale funding (sum of items 1.a through 1.d).. | Y854 295796302 | Y855 8088165 | Y856 9748339 | Y857 14629073 | 1.e.
2. Second tier:
a. Funding secured by level 2A liquid assetsS.........cccovviiiiiiiiiiiiiiiens Y858 37942939 | Y859 740091 | Y860 38993 | Y861 242 | 2.a.
b. Covered asset exchanges (level 1 to level 2A) ........c..cooviiiiiiiiinnnns Y862 0 |Y863 0 | Y864 0 | Y865 0] 2h.
c. Total second tier short-term wholesale funding (sum of items 2.a. and 2.b).. | Y866 37942939 | Y867 740091 (Y868 38993 | Y869 242 | 2.c.
3. Third tier:
a. Funding secured by level 2B liquid assets..........cocovviviiniiiiiiienenne. Y870 10656606 |Y871 725346 | Y872 695159 |Y873 114773 | 3.a.
b. Other covered asset eXChanges...........cc.oveiiiiiiiiiiiiiee e, Y874 140206 | Y875 2006698 | Y876 601472 | Y877 0] 3.h.
c¢. Unsecured wholesale funding obtained within the financial sector ........ Y878 36785228 | Y879 10023891 [Y880 13919131 |Y88l 21180746 | 3.c.
d. Total third tier short-term wholesale funding (sum of items 3.a through 3.c).. | Y882 47582040 | Y883 12755935 | Y884 15215762 [ Y885 21295519 | 3.d.
4. All other components of short-term wholesale funding........................... Y886 26286683 | Y887 6047017 | Y888 6129250 | Y889 8556062 | 4,
5. Total short-term wholesale funding, by maturity
(weighted sum of items 1.e, 2.¢, 3.d, and 4) ......coviriiiiiiieee Y890| 154893758 Y891| 11907070 Y892| 6872465 Y893| 4268567 | 5.
U.S. Dollar Amounts in Thousands |RISK Amount
6. Total short-term wholesale funding (sum of item 5, ColumNns A throUgh D) ... et Y894 177941860 | 6.
7. AVETagE MMSK-WEIGNTEO BSSELS ... ..ttt ittt ettt ettt et et et ettt ettt et e e et ettt et et et et e e e et et et et Y895 1250396130 | 7.
RISK Percentage
8. Short-term wholesale funding metric (item 6 diVIded DY IEM 7) ... e Y896 14.23 | 8.
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Schedule H—FBO Size Indicator
(Column A) (Column B)
U.S. Intermediate Combined U.S.
Holding Company Operations
U.S. Dollar Amounts in Thousands | RISI | Amount RISO|  Amount
Total Exposures
1. Derivative exposures:
a. Current exposure of derivative ContractS............cooevevviiieiieineiieinennns M337 M337 la.
b. Potential future exposure (PFE) of derivative contracts...................... M339 M339 1.b.
c. Gross-up for derivatives collateral.............ccovviiiiiiiiiiiiiieaenn, Y822 Y822 l.c.
d. Effective notional amount of written credit derivatives ........................ M340 M340 1.d.
e. Cash variation margin included as an on-balance sheet receivable ...... Y823 Y823 le.
f. Exempted central counterparty legs of client-cleared transactions included in
IEMS 1(2) AN 1(D) . veveeeeeveeeeeeeee ettt Y824 | Y824 1f.
g. Effective notional amount offsets and PFE adjustments for sold
Credit PrOtECHON ... .. cuvee e et Y825 | Y825 | 1.g.
h. Total derivative exposures (sum of items 1.a. through 1.d, minus the
sum of items 1.€ through 1.g) .....ocvvvviiiiiiieiee e Y826 | Y826| 1.h.
2. Securities financing transaction (SFT) exposures:
A. GrOSS ST @SSELS ..uivuiintie ittt et et ettt e e M334 M334 2.a.
b. Counterparty credit risk exposure for SFTS.........cocovivviiiiieiieiieinennnn. N507 N507 2.b.
¢. SFT indemnification and other agent-related exposures..................... Y827 Y827 2.c.
d. Gross value of offsetting cash payables..............cccccovviiiiiiiiiiininn. Y828 Y828 2.d.
e. Total SFT exposures (sum of items 2.a through 2.c, minus item 2.d)...... Y829 Y829 2.e.
3. Other on-balance sheet exposures:
a. Other on-balance sheet assets ...........coveiiiiiiiiiiiiiieee e, Y830 Y830 3.a.
b. Regulatory adjuStmeNntS. ... ...c.uvuneireieie e M349 M349 3.b.
4. Other off-balance sheet exposures:
a. Gross notional amount of items subject to a 0% credit conversion 4.a.
FACTOI (CCRF) ..ttt M342 M342
b. Gross notional amount of items subject to a 20% CCF....................... M718 M718 4.b.
c. Gross notional amount of items subject to a 50% CCF....................... M346 M346 4.c.
d. Gross notional amount of items subject to a 100% CCF..................... M347 M347 4.d.
e. Credit exposure equivalent of other off-balance sheet items (sum of 0.1
times item 4.a, 0.2 times item 4.b, 0.5 times item 4.c, and item 4.d)...... Y831 | Y831| 4.e.
5. Total exposures prior to regulatory deductions (sum of items 1.h, 2.e, 3.3,
QNG 416) .o Y832 | Y832 5,
6. Does item 5 represent an average value over the reporting period? 0=No | RISI 0=No |RISO
(Enter "1" for Yes; enter "0" for NO.)........ccoviiiiiiiiiiiii 1=Yes |FC52 | 1=Yes | FC52 | 6.
(Column A) (Column B)
Memoranda imedste | Conbnedus
U.S. Dollar Amounts in Thousands | RISI Amount RISO Amount
1. Securities received as collateral in securities lending ............................ M335 M335 M.1.
2. Cash collateral received in conduit securities lending transactions........... M336 M336 M.2.
3. Credit derivatives sold net of related credit protection bought ................. M341 M341 M.3.
4. TOAI @SSBES ..ttt 2170 2170 M.4.
5. Total off-balance sheet exposures (item 5 minus M.4.) ..........coevivinnnns. KWO01 KWO01 M.5.
6. Total NONDANK ASSELS. ... .evviiiiiie it Ky47 Ky47 M.6.
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Schedule I—FBO Interconnectedness Indicators
(Column A) (Column B)
U.S. Intermediate Combined U.S.
Holding Company Operations
U.S. Dollar Amounts in Thousands | RISI | Amount RISO|  Amount
Intra-Financial System Assets
1. Funds deposited with or lent to other financial institutions ...................... M351 M351 1.
a. Certificates of dEPOSIt ......c.uivriiii e M355 M355 la.
2. Unused portion of committed lines extended to other financial institutions .. | J458 J458 2.
3. Holdings of securities issued by other financial institutions:
a. Secured debt SECUNTIES .. ....ovuuiee e M352 M352 3.a.
b. Senior unsecured debt SECUNLIES ..........cc.vieuiiiiiiiiiiie e, M353 M353 3.b.
c. Subordinated debt SECUNLIES .........c.iiuiiiiii i M354 M354 3.c.
0. COMMEICIAl PAPET ... ettt M345 M345 3.d.
€. EQUILY SECUIEIES ..\uivtiiee e e M356 M356 3.e.
f. Offsetting short positions in relation to the specific equity securities
INCIUAE IN IEBM 3.8 1oiei i M357| M357| 3.f.
4. Net positive current exposure of securities financing transactions (SFTs) with
other financial INSHIULIONS ...........veieii e aeaas M358 | M358| 4,
5. Over-the-counter (OTC) derivative contracts with other financial
institutions that have a net positive fair value:
a. Net positive fair ValUe .........c.ovuiiiiie e M359 M359 5.a.
b. Potential future EXPOSUIE.........cuvieii i M360 M360 5.b.
6. Total intra-financial system assets (sum of items 1, 2 through 3.e, 4, 5.a,
and 5.b, MINUS IEM 3.6) .o M362 M362 6.
Intra-Financial System Liabilities
7. Deposits due to other financial institutions:
a. Deposits due to depository iNSttUtIONS...........ovviiiiiiiiiicie e, M363 M363 7.a.
b. Deposits due to non-depository financial institutions.......................... M364 M364 7.b.
8. Borrowings obtained from other financial institutions......................coocv.e. Y833 Y833 8.
9. Unused portion of committed lines obtained from other financial institutions... |M365 M365 9.
10. Net negative current exposure of SFTs with other financial institutions ..... M366 M366 10.
11. OTC derivative contracts with other financial institutions that have a net
negative fair value:
a. Net negative fair Value ...........oouviiiiiiiiiir e M367 M367 11.a.
b. Potential future EXPOSUIE ... ....uiuieeieee e e M368 M368 11.b.
12. Total intra-financial system liabilities (sum of items 7.a through 11.b) ....... M370 M370 12.
Securities Outstanding
13. Secured debt SECUMLIES ... ..ivuieiiii e M371 M371 13.
14. Senior unsecured debt SECUNIES ..........veuiiiiiiiii e M372 M372 14.
15. Subordinated debt SECUNLIES ..........oiuuiiiiiiiiiiei e M373 M373 15.
16. COMMEICIAl PAPET ...t veeeteie et et e e e e e e e e anans 2309 2309 16.
17. Certificates Of dEPOSI. ... ..vvueireiei e M374 M374 17.
18. COMMON EOUILY «vueeteineeteie et e et e e e e e e e e e e e e et e e e e e e anaaaeanans M375 M375 18.
19. Preferred shares and other forms of subordinated funding not captured in
15133 I L PP N509 N509 19.
20. Total securities outstanding (sum of items 13 through 19)...................... M376 M376 20.
Memoranda
U.S. Dollar Amounts in Thousands | RISI Amount RISO Amount
1. Standby letters of credit extended to other financial institutions................. Y834 Y834 M.1.
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Schedule J—FBO Substitutability Indicators
(Column A) (Column B)
U.S. Intermediate Combined U.S.
Holding Company Operations
U.S. Dollar Amounts in Thousands | RISI | Amount RISO|  Amount
Payments Activity
1. Payments made in the last four quarters:
a. Australian dollars (AUD) ..........oouiuiiiiiiiee e M377 M377 1.a.
b. Brazilian real (BRL) .......c.oouiuiiiiiiie e M378 M378 1.b.
c. Canadian dollars (CAD) .......uuiiuieiie et M379 M379 l.c.
d. SWISS franCs (CHF) ... e M380 M380 1.d.
€. ChinNeSE YUAN (CNY) ... ittt eens M381 M381 le
fLEUMOS (EUR) Loniecii ettt M382 M382 1.f.
g. British pounds (GBP) .........viuiiiiiie e M383 M383 1.g.
h. Hong Kong dollars (HKD) ........iuuiiniiieieeee e e e M384 M384 1.h.
i. Indian ruPEE (INR)......uuee et M385 M385 1.i.
J- JAPANESE YEN (JPY) it M386 M386 1.
k. Mexican peS0S (MXN) ... ..uiniin et Y835 Y835 1k
I. Swedish Krona (SEK)......c.oiuiiiiiiiii e m387 M387 1.l
m. United States dollars (USD) ........ouiiiriiiiiiieieeicee e M388 M388 1.m.
2. Payments activity (sum of items 1.athrough 1.m) ..........ccocoeiiiiiiieninnen. M390 M390 2.
Assets Under Custody
3. Assets held as a custodian on behalf of customers...............c.coeveiiinnns M405 M405 3.
Underwritten Transactions in Debt and Equity Markets
4. Equity underwriting actiVity .............coooiiiiiiii e, M406 M406 4,
5. Debt underwriting actiVity ............oooiiriiiiii M407 M407 5.
6. Total underwriting activity (sum of items 4 and 5)...........ccocovvviiiiennnnen. M408 M408 6.
Memoranda
U.S. Dollar Amounts in Thousands | RISI Amount RISO Amount
1. New Zealand dollars (NZD)........c.oiuiuiiniiiiie e Y836 Y836 M.1.
2. RUSSIAN rUBIES (RUB) ... cuiiiitiie e e Y837 Y837 M.2.
3. Payments made in the last four quarters in all other currencies................ M389 M389 M.3.
4. Unsecured settlement/clearing lines provided .............cocoviiiiiiiiinnnnne. M436 M436 M.4.
5. Securities traded in the last four quarters: M.5.
a. Securities issued by public sector entities .............coocvviviiiiiiii KW46 Kw46 M.5.a.
b. Other fixed INCOME SECUNLIES .......cuiviieieiii i Kw48 Kw48 M.5.b.
C. LiSted @QUITIES ....veeeeie e KW50 KW50 M.5.c.
(o @ 1 Lo Y ot U ) = Kw52 Kw52 M.5.d.
6. Trading volume (sum of items M.5.a through M.5.d) ...........coovviiieninnen. KY51 KY51 M.6.
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(Column A) (Column B)
U.S. Intermediate Combined U.S.
Holding Company Operations
U.S. Dollar Amounts in Thousands | RISI | Amount RISO|  Amount
Notional Amount of Over-the-Counter (OTC) Derivative Contracts
1. OTC derivative contracts cleared through a central counterparty ............. M409 M409 1.
2. OTC derivative contracts settled bilaterally ...............ccoeoviiiiiiiiiienennns M410 M410 2.
3. Total notional amount of OTC derivative contracts (sum of items 1 and 2).. [M411 M411 3.
Trading and Available-for-Sale (AFS) Securities
4. Trading SECUNMLIES ... .u vttt M412 M412 4,
5. AFS SECUIMTIES .ottt e 1773 1773 5.
6. Equity securities with readily determinable fair values not held
FOP ATATING .+t 22 | IA22 | 6.
7. Total trading, AFS and equity securities with readily determinable fair
values not held for trading (sum of items 4,5, and 6) ..............ccoeevvnennnns M414 | M414] 7.
8. Trading, AFS and equity securities with readily determinable fair values
not held for trading that meet the definition of level 1 liquid assets........... N510 | N510| 8.
9. Trading, AFS and equity securities with readily determinable fair values
not held for trading that meet the definition of level 2 liquid assets,
WItN NAITCULS . eee ettt e e aaeas N511 | N511 | 9.
10. Total adjusted trading, AFS and equity securities with readily determinable
fair values not held for trading (item 7 minus items 8 and 9) ................... N255 | N255| 10.
Level 3 Assets
11. Assets valued for accounting purposes using Level 3
MEASUTEMENE INPULS ... ee e G506 | G506 11.
Memoranda
U.S. Dollar Amounts in Thousands | RISI Amount RISO Amount
1. Held-to-maturity SECUIMLIES ... .uvueie et 1754 1754 M.1.
Schedule L—FBO Cross-Jurisdictional Activity Indicators
(Column A) (Column B)
U.S. Intermediate Combined U.S.
Holding Company Operations
U.S. Dollar Amounts in Thousands | RISI | Amount RISO| Amount
Cross-Jurisdictional Claims
1. Foreign claims on an ultimate-risk basis..............ccocovviviiiiiieiniice, M422 M422 1.
a. Adjusted foreign claims on an ultimate-risk basis.................coooveennee. LA95 LA95 l.a.
Cross-Jurisdictional Liabilities
2. Foreign liabilities (excluding local liabilities in local currency) .................. M423 M423 2.
a. Any foreign liabilities to foreign offices included in item 2.................... M424 M424 2.a.
3. Local liabilities in 1ocal CUMTENCY........vuveiiieie e M425 M425 3.
4. Total cross-jurisdictional liabilities (sum of items 2 and 3, minus item 2.a) .. |M426 M426 4,
5. Cross-jurisdictional activity (sum of items 1(@) and 4)...........ccoeevvvvennennns KY49 KY49 5.
Memoranda
U.S. Dollar Amounts in Thousands | RISI Amount RISO Amount
1. Foreign derivative claims on an ultimate-risk basis................................ Kw54 Kw54 M.1.
2. Total cross-jurisdictional claims (sum of items 1 and M.1)....................... KW55 KW55 M.2.
3. Foreign derivative liabilities on an immediate-counterparty basis.............. KW56 KW56 M.3.
4. Consolidated foreign liabilities on an immediate-counterparty basis
excluding derivative liabilities ...............cooiiiiii KW57| KW57| M.4.
5. Total cross-jurisdictional liabilities, including derivatives (sum of
IEMS M.3 AN MLA) ....vviieeie et KY50| KY50] M.5.
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(Column A) (Column B)
U.S. Intermediate Combined U.S.
Holding Company Operations
U.S. Dollar Amounts in Thousands | RISI | Amount RISO|  Amount
Ancillary Indicators
1. Total HabilitieS. ... e 2948 2948 1.
2. Retail fUNGING ...vuee e M427 M427 2.
3. TOtAl GrOSS FEVENUE ...vuvtetteei et et et e e e et e et e e e e e et e e et e e e e e eaaens M430 M430 3.
4. TOtal NELTEVENUE ...ttt M428 M428 4.
5. FOrQIgN NEL TEVENUE .. .. ittt ettt et e e e e e e e e e e e e aneanes M429 M429 5.
6. Gross value of cash provided and gross fair value of securities provided in
securities financing transactions (SFTS) ......vvvviviiiiiiiieieiieeeeeeeneanes M432 M432 6.
7. Gross value of cash received and gross fair value of secur